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ABSTRAK 
MUHAMMAD NUR. Pengaruh Variabel Fundamental Terhadap Harga Saham 
Perusahaan Sektor Industri Barang Konsumsi Yang Terdaftar di BEI Periode 2009 
– 2013. Fakultas Ekonomi Universitas Negeri Jakarta. 2015. 
 
Tujuan penelitian ini adalah: (1) untuk mengetahui pengaruh variabel fundamental 
terhadap harga saham perusahaan sektor industri barang konsumsi secara parsial, 
dan (2) untuk mengetahui pengaruh variabel fundamental terhadap harga saham 
perusahaan sektor industri barang konsumsi secara simultan. Penelitian ini 
menggunakan data periode Januari 2009 – Desember 2013. Tehnik pengambilan 
sampel menggunakan metode Purposive Sampling. Sampel dalam penelitian ini 
meliputi 30 perusahaan. Tehnik analisis data yang digunakan dalam penelitian ini 
adalah Analisis Regresi Linear Berganda. Hasil analisis secara Statistik Deskriptif 
menunjukkan bahwa Closing Price (Harga Saham), Cash Ratio, DER, dan ROE 
dinilai mengalami pergerakan data yang variatif, sedangkan TATO dinilai 
mengalami pergerakan data yang tidak variatif. Hasil regresi liniear berganda 
menunjukkan bahwa Cash Ratio dan ROE (Return On Equity) secara parsial 
berpengaruh negatif namun tidak signifikan terhadap Harga Saham, DER (Debt to 
Equity Ratio) secara parsial berpengaruh positif namun tidak signifikan terhadap 
Harga Saham, dan TATO (Total Assets TurnOver) secara parsial berpengaruh 
positif dan signifikan terhadap Harga Saham. Sedangkan Cash Ratio, DER, ROE, 
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ABSTRACT 
MUHAMMAD NUR. The Effect of Fundamental Variables on Stock Price of 
Industrial Consumer Goods Companies that Listed in BEI period 2009 – 2013. 
State University of Jakarta. 2015. 
 
The aims of this research are: (1) to identify partially the effect of fundamental 
variables on stock price of industrial consumer goods companies, and (2) to 
identify simultaneously the effect of fundamental variables on stock price of 
industrial consumer goods companies. The period data used in this research is 
January 2009 – December 2013. The sampling technique is using purposive 
sampling method. The sample of this research is taking 30 companies. The used 
technique of data analysis is multiple linear regression analysis. The results of 
descriptive statistical analysis show that Closing Price (Stock Price), Cash Ratio, 
DER, and ROE have variety data movement, while TATO doesn’t have variety data 
movement. The results of multiple linear regression show that Cash Ratio and ROE 
partially have negative effects on stock price, but they are not significant. DER 
partially has positive effect on stock price, but it’s not significant. TATO partially 
has positive effect and significant on stock price. Cash Ratio, DER, ROE, and 
TATO simultaneously have significant effect on stock price. 
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